On the optimal solution of interval linear complementarity problems
The present paper is concerned with the case, where the given matrix M and the given vector q are not exactly known but can be enclosed in an interval matrix [M ] and an interval vector [q] , respectively. This generalization arises, for example, from free boundary problems by discretizing the problem without neglecting the discretization error ( [4] ).
Interval linear complementarity problems
We consider compact intervals [a, a] := {x ∈ IR : a ≤ x ≤ a} and denote the set of all such intervals by IR. We also write [ 
To describe Σ([M ], [q]) we consider the auxiliary set
Theorem 1 ([5]). Let
We mention the following equivalence:
Let
). Then we have via Theorem 1 and (4) (used componentwise)
since z j ≥ 0. Due to the complementarity we have to consider 2 n cases then. (5) leads to four inequalities:
. We consider four cases: 1. ω 1 = 0, ω 2 = 0; 2. ω 1 = 0, z 2 = 0; 3. z 1 = 0, ω 2 = 0; 4. z 1 = 0, z 2 = 0. The cases 3. and 4. cannot give a contribution to AU X([M ], [q]) due to (I). Considering the cases 1. and 2. we get
where L 1 and L 2 are illustrated in the following figure. 
The optimal solution of an interval linear complementarity problem
The optimal solution of an interval linear complementarity problem is the narrowest interval vector that includes 
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